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DAILY POSITION REPORT
&o As of As of October 25, 2000
Matarity / Gup sk —l L Valoeot Risk ] — PRL(ow)
Basinre Unt - Commedity Group Net thpen [ [ Sewwvey | Lamie ] 1-Dey Uit | [ sOsymeting | MTD I QD T YTO
ENRON NORTH AMERICA is %4 €14, ;

GAS TRADING 53 WoBt )| garp 0Bt | [ $19.318 ] se0000 ] ($1200)] _(33.662)]  $15.896 $15.896 $727.500
UNITED STATES X3 (147.3) $18.383 (SO (5.53R) 16573 16,573 D) 411
CANADA 102 22 31.615 (1080 1,876 (677) (677)] 36,098

POWER TRADING 537 woMiMWH 1| sa4 [ asmiumwn | [ s22saffsso000 = [ " (s468) $263 | (519680 (519,684 $471013
EAST TRADING [{IEJ) $13.750 (B0)) 15218 (10.224). 10,224y 74.24%
WEST TRADING 118 $19.218 428 (14.955) (V.45Y)] (V.459). YR 246
CANADA TRADING 5.1 $11.949 0 0 0 0 (4M

[ CROSS COMMODITY TRADING ] [ sl 550w | | $396)]  s1o88]  s1,745)]  (s1748)] $9,323
[ omner ] $0 | $0] 9298  (svaem)]  (ss4.629)
ENRON EUROPE (39009 (39049 - s399292
[ eNrON METALS ] [119,403 | 375,000 Mewic Toue ] { (685,288) | 500,000 Mevric Tome sspez ][ ssoo0 | [ s1905]  (s3eas]  ($23.044)  (s23.044)]  s10.649

EUROPFAN TRADING $14772 hd ($4.316) {$21,264) $10,082 $10,082 $350,716
EUROPEAN GAS ** (13%) 20 Bef. Bs 90 Bl 31.393 $7.500 2256 994 11.523 11,523 {2163y
UK. ELECTRICITY ** (472) 68 Mil MWH 44 15 Mil MWt $14.75) 315.300 (2,321 13,373 7.651 2.681 208,118
CONTINENTAL ELECTRICITY 12.7 20 Mil MWH 59 20 Mil MWL 31.723 $4.000 1478 (13983 (H.A20) (4.3)) 36.582
NORDIC ELECTRICITY 9.8 2 Mil MWH 29 20 Mil MW1L $1.973 38 .000 131 L2859) {44 {O44) 8.317
SPREAD OPTION 239 (KUY {291y (2. 7N 6,121
ENRON CREDIT [ sos [ swoma ] [ soo|[ s1o00 | (14) 6 1118 1115 3142
DEBT TRADING L sess | 3250 Mil 1 I s268 || $2.000 | 176 (33K) 1426) 426) 1441
OTHER 0 1822) 324 1274 56,132

[ EEs FUROPE ] [ 200 s19%a]  $4013]  $4013 | $37,977

ENRON GLOBAL MARKETS

GLOPAL PRODUCTS 36 125MUBBLWT | 184 | ISMIBBLWTL | $6953 || 58000 |* 1989) UI07 (14,280 (1428 an
WEATHER nse 3100 Mil $1,366 $3.000 L136) (X19) 2% 230 13127

COAL TRADING (2] 13 Mi§ Tom 22 ] 15 Mil Tons ] 31426 $4.000 1847)) (762)] 2.508 2,508 15.008
EMISSIONS ALLOWANCES (00) | il Credits oo | iMiCresms | 17 | [ $3.000 67 28| 658 658 (o
FINANCIAL TRADING $715 $4,947 $16,671 $16,671 $194.058
U.S. DRIFT 641 4.658 17820 17.520 AT

UK DRIFT [ 758 1107 1.107 19,852
FQUITY TRADING $7.1 $100 Mit $1.0a2 36,000 o7 (SKY) < 1.X70) [IR.1L)) S6.487
SOFT COMMODITIES TRADING 7.9 2000 Contracis 1878 2000 C ontacts A $750 2 20 28 28 (AT}

AIN TRADING (100.0) 1000 Contracts (100.0) 1000 {ontracts e $500 6 2 44 44 13

L T TRADING 70.9) 1000 Contracts (e[ Y)] 1000 Contracts s 35750 1 (20 M ) 42
/INT RATE TRADING 3366 $100 Mil $267 | __$3.000 1S1) 1] t124) 1)) 6.802

$31.507 $100.000mp
ENRON INDUSTRIAL MARKETS L $735)] s123)] $44 | s | $31,565
PULP & PAPER 32979 00N Metric Tom 9438 0,000 Metric Tons [ $3.000 173Ky ! (12} () 31.860
LUMBLR (1.952) 22.000 MBF (1,952) 22.000 MBI $11 3250 3 114! 46 46 120
STEEL TRADING (%49} 100.000 Net Tons $49) 200.000 Net Trws o 31,000 2 2 2 2 2
ENRON SOUTH AMERICA [ _sam | $853 | $367 | %367 | $10,621 -
SOUTHERN CONE GAS TRADING [ s T 35 Bef TR 20 Bef 11 o]l sw00 | 939 232 ) I 13886
SOUTHERN CONE POWER TRADING oo | asmaMmwn || em | asMiumwn | | seod || 55000 | 1 (16%)] ) on TR
SOUTHERN CONE CRUDE TRADING t54) R9 450 450 (AR, LT3
EVRON ASLY, AFRICA { $79 | 217] _ssn ] ssn | $4.590 |
[ Austraria rower TRADING 1L am [ swmamwn [ en | smamwn ] [ so [ 53000 | ] 29 217] 571 | a7t 4.680
ENRON BROADBAND SERVICES
I BANDWIDTH TRADING [ (401 .4) LA-NY TDM D83 (61.5) LA-NY TDM DS3 ] $17{| $2.000 (S (262)) [ANIK]) (1) 2.1
ADVERTISING TRADING 7.8 T2 CPP 7.8 N2 CPP 2| $1.000 0 0 0 0 0
ENRON FNERGY SERVICES [Csam ][ ssom 1+ [T (s3302("

[ cas rraminG 1 e 1 Bet W[_e2 1 Bel 1| 528 | [ 262 | s268)] 758 ] 7518 ] 166
[ rower raanivg T wn T wuwwn [ an | wamwn | [ pome] { aed] 7] 1,500 | 1500] 222518

TOTAL TRADING

ORIGINATIONS

us.

INTERNATIONAL

TOTAL TRADING with ORIGINATIONS

[ MERCHANT PORTFOLIO

[ snsza

J

CROSS PORTFOLIO DIVERSIFICATION EFFECT

[__CAPITAL PORTFOL.IO

J[_se

I

$300.0 Mil

TOTAL P& L

¢ inatucdes Deversificainn | fect.

b Inctuden J-Block Postiohn scuvity.

1A)
»

Penuding culculstion of NP
Positnon and hmis represcnt maximum exposere.

s337es {[sioo0 |+ [ isorn]  (s3s380) ($9213) ($9213)  $2,053,781
$63 $1,435 $2,172 82,172 $44,368

63 1418 2172 2172 44587

0 o 0 0 £219)

18,011 %45 1 7,041 148

[ 3306300 (s45.9a3)]  (s115685)] (suisess) 82,755 |

[ ][ swoo] | 0 [ $0 [ 30 [ 0] 5126374
[ omean]  (sszses)] (s122.126)] (s122,726)]  $2,227,277 |
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07 As of October 25, 2000
— Ponicion 3 | Ve ut Rik 3 [ Pai. (Wt
Buminem linit - Commadits Cromp | YT [ ] iy 1 ) | — [ STaytomeg | wmO T m‘lﬁ
[MERCHANT PORTFOLIO 28221 45,

ENRON NORTH AMERICA, Nef Fair Value 1474.6 ($6.551)]  ($27,399) 9KY) $61,379
CANADA 421 “un (164)) heid Aa703
DOWNSTREAM 00 .- . - - 1226)
EAST ORIGINATIONS 0.0 - - - .
ENERGY CAPITAL RESOURCES "o [k 123 ()] 9| 4.9
GAS ASSETS 10.3 - ° 90 %0 e
GENERATION EAST 943 - 1.5%) 185 355y 61528
GENERATION WENT T4 . . . . wim
TGUANA 0.0 - - - . 4.9\
PAPER 156 - - ~ - 110.490)
PORTIFOLIO a8 16.000) 127950 129.M5 {29, MY {212814)]
PRINCIPAL INVESTING 671 €).049) 2.3 Q229 3220 100492
SPECIAL ASSETY . PERFORMING w2 07 158} [Gaall 794) mmne
SPECIAL ASSETS - NON-PERF DRMING 150 - 1186) 1625 62% +40.101);
TREASURY @an - - - . 118.4¥D
WEST URIGINATIONS 9

ENRON EUROPE, Nef Fair Valne 9.4 $0 30 1,474 1,474 28,051

PrUBLIC my - - 1.474 1474 11.99%)|
PRIVATE ».1 . - . . 00
$EDGES L3 - - - - m
NTRUCTURED CREDIT 0.0
ENRON CALME, Net Fair Value RiLY ) - - - - -
PUNLIC 11ae
PRIVATE 160.0
CONVARTIRLA PRIVATY a0
STRUCTURED CREINT 0.0
ENRON ASIA PACIFIC, Net Fair Yalue 129.6 - - - . .
PRIVATE 1210
STRUCTURED CREINT e
[ ENRON INDIA, Net Fair Value [ e} [ -1 -] - 1 -1 6 |
T T - i 1 I —
ENRON NA INT'L, Ne/ Fair Value 12 - - - - -
PUBLIC 00
PRIVATE 1.2
CONVERTIRLE. PRIVATE 00
STRUCTURED CREINT on

ENRON CAPITAL. MGMT, Net Fair Value (A} 187.7 ($3.623) ($2.389) ($3.27R) ($3,27%) $31.866
NLP PUBILIC EQUITY 213 13626) (240 1,70 (1,750 .78
NON SILP PUBIIC EQUITY a0 - .
M.PPRIVATE KQUITY e - - - 450
SLP CONVERTIBLE PREFERREINDERT a0 - - - - ot

ALP WARRANTN 00 -
SIP WARRANTN PUBLIC 00 . - - b
SLP CANADIAN PUSILIC EQUITY s 4 1] 412 472 AR
NIP PRIVATE EQUITY PARTNERSHIFS 0.0 . . . M6y
NON SLP PRIVATE BQUITY PARTNERSHIPS 0.0 -
SLP STRUCTURED CREINT (LR - - (TR
NP - PORTYOLIO INSURANCE 0o
e s ] [ s ssaa]  sioxsyl  (S10859) gsm.nsﬂ
0 e [ ) e ] ro.snf 10.0%9) 1370
ENRON BROADBAND SERVICES, INC. 83 ($144) (3408) $7%9 $789 $156,074
PURLIC hE {144} [ 4] me ™ [LEX: 0
PRIVATE " - - - - 19050,
WARRANTS (1
ENRON NET WORKS 153 $0 $0 ($420) ($420), $1.814
PRIVATE no - . -
PRIVATE FQUITY PARTNERSIHIPS 4.3 - . 4200 42 LR4
ENRON GLOBAL MARKETS 363 ($0) $278 $339 $339 (87.27%
TUTAL RETURN SWAP on . . N . [30)
ACCRUAL INCOME .0 - - - i
PRIVATY ns B 02 w2 07 LX)
[ STRUCTURED CREDIT 49 (0] [ A3 ) " nx
ENRON RAPTOR 1 599.3 ($19338))  ($16.%66)]  ($74.741)]  ($74,741) ($133.449
USPUsLIC $1.1 (5.6} S92 (26.571) 26.871)) (13.59%)
US PRIVATE 1814 . - -
CONYERTIBLE - PRIVATE ny -
WARRANTYS - PRIVATE ne . - - -
WARRANTS - PUBLIC 10 (%) () (R03)] (MA) M0
CANAINAN - PUBLIC 13 (%) 17 Kk v MH3
CANAINAN - PRIVATE 5.8 - - -
PRIVATE EQUITY PARTNERSHIPS .2 - . R . .
US STRUCTURED CREDIT-RDOK 1307 - - 11 H 1]
US STRUCTURED CREDIT-MTM a.0 -
LGF SILP. US STRUCTURED CREDIT 03
RGE SLP - PRIVATE KQUITY PARTNARSHIPS 9 - - - -
EGF XLP - CANAINAN PUBLIC a9 [&]) n 204 M 12
NGF SLP . US PUBLIC 48 (18] (74) 140} (4UR) 6
LGP SLP . WARRANTS PUBIIC ol 9 t I3 IS s
L KRS PUBLIC X (12.164) (22.142) (47.427) 147.427)) 121.007)
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